(Xj x) is a standard normal vector, with density n then /n(x)dx * (/n(x)dx)(/n(x)dx) AnB AB for all subsets A and B of R n that are symmetric along all axes.
Throughout, the word "symmetric" will be used to mean "symmetric about the origin". in (0,1) such that
fUx^d-a)^) < f^Xj) f 1 "*^). 
I -j
•#.
•
• hand side is maxiby Theorem 3.2, f(y) * Afcr*"**). The right mized by choosing a.=l, i=l, .... n. Equality is attained for f W "i«! ~e"
Xi> ' Wi » as may be directly verified. || i
The following theorem gives a lower bound on the peak of density function belonging to U in terms of the determinant of its covariance matrix.
3.4 Theorem. Let X be a multivariate vector with mean y_, covariance matrix E, and density f belonging to U n » Then f(y) i (2n)' n/2 |zf 1/2 exp(-n/2). 
